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Eurex Clearing, Europe’s leading Clearing House, will enhance its over-the-counter (OTC) 

clearing offering as of July 1, 2008. At the same time, the fees for OTC block trades in equity

options and Single Stock Futures will be reduced. In order to better position its innovative 

products and services, Eurex Clearing will operate under its own brand.

As of July 1, 2008, Eurex Clearing introduces a Multilateral Trade Registration (MTR) facility and 

a new deal-based pricing structure for equity options. The MTR allows brokers to enter block 

trades with one buyer or seller and multiple counterparties instead of entering separate bilateral

block trades. Regardless of the number of partial executions, Eurex Clearing will charge only 

one price per deal. Additionally, to encourage volume growth from the OTC market, Eurex

Clearing announced further enhancements to its fee schedule by reducing the fee caps for 

large OTC Block Trades. 

The new functionalities and pricing make it even more attractive for bilateral OTC transactions 

to benefit from straight-through processing and central risk management through Eurex Clearing.

The company expects the trend in the large OTC market towards central clearing to continue.

Reduction of Fee Caps for Block Trades by 50 Percent and More 

Fee caps for block trades will be reduced to EUR 200 for customer account transactions in 

all equity options as of July 1, 2008. This translates to a reduction of 50 percent for German, 

Swiss and Scandinavian equity options. In order to stimulate proprietary trading, fee caps for 

block trades on proprietary accounts are set even lower to EUR 100 for all equity options, 

giving a minimum reduction of 50 percent and up to a maximum of 75 percent depending 

on the underlying. 
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Step into New Markets with Futures and Options on 
the MSCI Russia Index

On June 23, 2008, Eurex introduced USD-denominated futures and options on the MSCI Russia

Index. With this step, derivatives on one of the renowned MSCI indexes are available at Eurex

for the first time. The new index derivatives offer participants the opportunity to gain exposure

to the rapidly growing Russian market. On the same date, equity options based on the Russian

OJSC Rosneft were launched. 

The MSCI Russia Index has been calculated by New York-based MSCI Barra since 1995. The company

is the world’s leading provider of global equity benchmark indexes. The MSCI Russia Index comprises

the largest Russian companies by market capitalization which also meet certain minimum requirements

in terms of liquidity and free float, have their place of incorporation in Russia and a listing either in

Russia, London or New York. The weighting of the individual components is not capped. At present,

the index contains a total of 28 companies. Its composition is reviewed four times a year. 
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Also as of July 1, 2008, fees for Single Stock Futures will be significantly reduced for on-exchange

order book trading and entries of OTC transactions. Fees for order book trading will be reduced for all

Single Stock Futures to EUR 0.20 per contract. Currently, most Single Stock Futures are priced at EUR

0.30. Additionally, fee caps for block trades will be lowered to EUR 200 for all Single Stock Futures.

Largest European Clearing House for OTC Transactions 

Eurex Clearing is the largest Clearing House for OTC transactions in Europe with a volume of 

381 million transactions cleared in the first five months of 2008. According to a White Paper on

the Global Derivatives Markets recently published by Deutsche Börse and Eurex, over-the-counter 

trading accounts for 84 percent and on-exchange trading only for 16 percent of the notional amount

outstanding in derivatives.

In order to better promote the benefits offered by Eurex Clearing to its customers, Eurex also

announced on June 4, that Eurex Clearing will henceforth operate under its own brand. The new

Eurex Clearing brand emphasizes the advantages of central clearing and the integrated business

model of Eurex and Deutsche Börse. It will enable Eurex Clearing to better position its service 

offerings and innovations. It also underlines Eurex Clearing’s commitment to advanced real-time

risk management solutions, state-of-the-art technology and competitive clearing services. 

For more information on Eurex Clearing, visit the new website www.eurexclearing.com. 

In case of further questions, please feel free to contact John Gammer on T +44-207-862-72 44, 

e-mail: John.Gammer@eurexclearing.com.

EQUITY INDEX DERIVATIVES
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Composition of the MSCI Russia Index (as of June, 2, 2008)

Settlement of both the index futures and options will be made in cash, with one index point being

equivalent to a value of USD 25. Available contract months for the futures contracts are March, June,

September and December, while the index options have a lifetime of up to 24 months. 
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Security Name

Gazprom (USD)

Lukoil Holding (USD)

Sberbank Russia Common (RUB)

Norilsk Nickel MMC (USD)

Mobile Telesys ADR (USD)

Vimpelcom ADR (USD)

Rosneft (RUB)

Tatneft Common (RUB)

Uralkali Common (RUB)

Mechel ADR (USD)

Surgutneftegaz Common (USD)

VTB Bank (RUB)

Novatek GDR (USD)

Severstal (RUB)

Rostelecom Common (RUB)

Polyus Gold (RUB)

Novolipetsk Metal GDR (USD)

Surgutneftegaz PREF (RUB)

AFK Sistema GDR (USD)

PIK Group GDR (USD)

Magnitogorsk Iron & Steel (RUB)

Gazprom Neft (RUB)

Pharmstandard GDR (USD)

Transneft PREF (USD)

Wimm-Bill-Dann ADR (USD)

TMK GDR (USD)

Comstar UTS GDR (USD)

Sberbank Russia PREF (RUB)

Total Market Capitalization

Market
Capitalzation
(Million USD)

125,091

42,009

29,371

23,419

14,777

13,837

12,394

8,380

7,857

7,282

6,981

6,525

5,754

5,076

4,187

4,131

3,654

3,369

2,992

2,639

2,024

1,995

1,981

1,928

1,864

1,801

1,705

950

343,971

Weighting
(%)

36.37

12.21

8.54

6.81

4.30

4.02

3.60

2.44

2.28

2.12

2.03

1.90

1.67

1.48

1.22

1.20

1.06

0.98

0.87

0.77

0.59

0.58

0.58

0.56

0.54

0.52

0.50

0.28

Single Stock
Futures –
Product ID*

GAZF

LUKF

-

NNIG

-

-

OJSF

TTFF

-

-

SGNF

VTBF

N10F

RTSF

RTLF

PLZF

N7MF

-

KO7F

-

-

SCFF

-

-

-

TMKF

C8RF

-

Equity Options –
Product ID*

GAZ

LUK

-

NNIA

-

-

OJS1

-

-

-

SGN

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

-

*Single Stock Futures and Equity Options on the MSCI Russia Index are traded as depository receipts (DRs) and not as shares 
listed at Russian exchanges.

Source: MSCI Barra (based on May 08 figures)
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New ETS Data Interface Achieves Average Round Trip 
Times of Five Milliseconds

Algorithmic trading requires extremely short round trip times, defined as the period of time required

for routing an order from proprietary systems via the network to the Eurex back-end, confirming it

and sending it back to the customer. With the successful roll-out of its optional “Enhanced Trans-

action Solution” (ETS) interface on April 14, 2008, Eurex has reduced the average round trip times

of futures orders for ETS users to a mere five milliseconds.  

This is about half the time which was previously achieved via the traditional MISS interface. The mini-

mum round trip time achieved by the Eurex® system for single order transactions using Proximity

Services is as low as around one millisecond. At present, as much as 30 percent of the daily order

volume for benchmark products such as Dow Jones EURO STOXX 50® Futures and DAX® Futures 

are already entered via the new interface.

RELEASE & TECHNOLOGY

Product Specifications of the Futures and Options on the MSCI Russia Index

In addition to the new index derivatives, new equity options were launched on the shares of Russian

OJSC Rosneft. The new contract is based on 100 shares, has a lifetime of up to twelve months and 

is earmarked for physical delivery. As a result, the number of equity options on Russian underlyings

that can be traded at Eurex will increase to a total of five. Furthermore, Eurex offers market participants

18 Russian Single Stock Futures for trading.

For further information, please refer to www.eurexchange.com > Trading > Products > Equity Index

Derivatives - New Equity Index Derivatives; or contact Simona Simon on T + 49-69-211-182 18, 

e-mail: Simona.Simon@eurexchange.com or Tobias Ehinger on T + 41-58-854-23 08, 

e-mail: Tobias.Ehinger@eurexchange.com.

Contract Value 

Settlement

Price Quotation 

Minimum Price
Change 

Contract Months 

Last Trading Day

Trading Hours

MSCI Russia Index Futures 

USD 25 per index point  

Cash settlement, payable on the first exchange trading day immediately 
following the Final Settlement Day 

Price quotation is in points, with one decimal place 

0.5 of a point, equivalent 
to a value of USD 12.50  

Up to 9 months  

The third Friday of each maturity/expiration month, if this is an exchange 
trading day; otherwise the exchange trading day immediately preceding that day 

08:50–17:30 CET, on the Last Trading Day until 15:45 CET 

MSCI Russia Index Options 

0.1 of a point, equivalent 
to a value of USD 2.50  

Up to 24 months 
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ETS – a Key Milestone of the Technology Roadmap 

With ETS, Eurex has realized another important milestone on the Eurex Technology Roadmap launched

at the end of 2006. The new interface, which has been specifically designed for the management

and maintenance of orders and quotes, is primarily aimed at customers with high-frequency or algo-

rithmic trading strategies. ETS does not require any specific hardware and can be easily integrated

into customers’ existing IT infrastructure.   

The next milestone is the announced Real-Time Risk Management facility, to be introduced along

with Eurex Release 11.0 in November of this year. The new functional feature will facilitate permanent

risk monitoring for participants also during the trading day, reflecting prevailing market conditions.

Transaction Limit for Customers Significantly Raised

Overall, with the measures implemented to date within the scope of its Technology Roadmap, Eurex

has significantly accelerated both trading speed and throughput of the Eurex® system to the advantage

of customers, thus enhancing real-time information distribution. At the same time, the capacity of

the Eurex® system was upgraded in order to accommodate increasing transaction volumes. 

On the back of these enhancements, effective May 19, 2008, Eurex was able to make the necessary

adjustments to the so-called architecture throttle. The throttle – introduced to protect market integrity –

indicates the maximum number of transactions that can be sent by a customer to the system within

one second. Instead of up to 80 transactions per second previously permissible, as many as 110 trans-

actions per second and participant MISS or session ID can now be entered into the Eurex® system.

Also effective June 2, 2008, Eurex raised the system transaction limits, that is the number of trans-

actions that can be concluded by a customer during the day, by a factor of six.  

Further information on the Eurex Technology Roadmap is available at www.eurexchange.com >

Technology – Eurex Technology Roadmap. For more details on the applicable transaction limits, 

please refer to www.eurexchange.com > Technology > Transaction Limits. In case of questions, 

please feel free to contact your local Eurex sales representative.

On May 5, Taiwan Stock Exchange Corporation (TSEC) and the International Securities Exchange

(ISE), a subsidiary of Eurex, signed a Memorandum of Understanding (MOU) on information

sharing and cooperation. 

The MOU, signed by Dr. Rong-I Wu, Chairman of TSEC, and Gary Katz, President and CEO of ISE,

marked the beginning of closer collaboration between Taiwan and U.S. stock exchanges. This co-

operation on information sharing will facilitate the trading of Exchange Traded Funds (ETFs) on the

COOPERATIONS

Taiwan Stock Exchange and International Securities
Exchange Sign MOU
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ISE Stock Exchange and listing options on those ETFs as well as certain indexes. With this MOU in

place, U.S. investors will have greater access to financial instruments that track the performance of

Taiwanese companies.  

The Taiwan Stock Exchange is one of the best performing stock markets in Asia despite the U.S. 

subprime crisis. Its benchmark TAIEX posted positive gains during the first quarter of 2008. Taiwan 

is also the leading gateway to capture growth opportunities in China and other emerging economies

in South East Asia. Taiwanese businesses are among the biggest overseas investors in China, Vietnam,

Thailand and Malaysia. 

Currently, there are three ETFs based on indexes which contain leading Taiwanese industrial, 

technology and financial companies as constituents, listed for options trading on ISE. Several 

additional Taiwan-related ETFs or indexes may be added later this year for trading on ISE’s 

options exchange and on the ISE Stock Exchange. Both exchanges believe that the agreement 

will contribute to their further growth and stimulate active trading of securities that have Taiwan-

based component companies. 

For any further information please refer to the ISE website at www.ise.com or feel free to contact

Molly McGregor on T +1-212-897-02 75, e-mail: MMcGregor@ise.com.

Deutsche Börse and Eurex Publish White Paper   

The White Paper on „The Global Derivatives Market – An Introduction“ mainly discusses 

the fundamentals and characteristics of the market as well as the imperatives for its well-

functioning.

Recent market turmoil has again highlighted the importance of a sound and well functioning 

financial market organization. Consequently, market transparency and effective risk management 

are key aspects of the current public debate to improve market integrity and efficiency. Given that

background, Deutsche Börse and Eurex have published the White Paper “The Global Derivatives

Market – An Introduction” with the aim to contribute an objective and fact-based foundation to 

the debate. 

Among the key findings are some impressive figures: the derivatives market has grown strongly 

by around 24 percent p.a. over the last decade into a size of EUR 457 trillion by notional amount

outstanding today. Europe plays a leading role with 44 percent global market share. The market 

consists of two segments: over-the-counter trading accounts for 84 percent and on-exchange 

trading for 16 percent of the notional amount outstanding.

As a main conclusion, structural changes in the framework under which the derivatives market 

operates today in a global environment are not necessary. In contrast to other financial market 

MARKET TRENDS
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segments such as structured credit-linked securities, the derivatives market has proven resilient and

reliable during recent market turmoil. The major economic function of efficient risk allocation is 

effectively fulfilled and especially the on-exchange segment strengthens financial market integrity

with Central Counterparty clearing services that provide effective risk management.

For the complete PDF version of the White Paper, please refer to www.eurexchange.com >

Documents > Publications. 

Reviewing Complex Event Processors for 
Algorithmic Trading

Complex Event Processors have the potential to revolutionize

the capital markets, the way they have the telecommunications

and supply chain industries. The platform can manage inflows

of information by aggregating, analyzing and responding

quickly to high volume, high frequency and high speed threads

of data. Recognizing a need in the financial industry, through

extensive research, Capital Markets Consulting, a business

and technology consulting firm, determined what applications

would benefit most from the advent of this new technology.

John Barun, Chief Executive Officer of CMC Capital Markets

Consulting, sums up the results.

We concluded that there are four major characteristics 

between applications most appropriate for Complex Event

Processing systems. Real-time applications where the decision

making must keep up with the rate of information input

would benefit from CEPs. Also, Complex Event Processors

would enhance applications that consume a high rate of data.

(To put things in perspective, some CEP vendors claim that

their products can infinitely scale.) Next, applications that

need to correlate data from several different sources would benefit from CEPs. Finally, if you have 

a platform where the business rules change frequently, it would be beneficial to consider a Complex

Event Processor.   

Definition: Complex Event Processors

Complex Event Processors, or CEPs, are a technology for low latency, filtering, correlation, aggregation

and computing on real world event data. According to Wikipedia, it is an event processing concept

that deals with the task of processing multiple events from an event cloud with the goal of identifying

the meaningful events within the event cloud. CEP employs techniques such as detection of complex

patterns of many events, event correlation and abstraction, event hierarchies, relationships between

events such as causality, membership and timing, as well as event-driven processes.
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Seamless Aggregation and Correlation

After completing our case study, we concluded that CEP technology is appropriate for algorithmic 

traders. Most of these multi-threaded systems were built in C or C++. These programming languages

are competent in processing simultaneous orders of information but require significant development

effort. Complex Event Processors have the ability to seamlessly aggregate and correlate massive 

volumes of data without the delay of long development phases. Therefore, the time to market is 

jumpstarted.

Easily Adaptable 

Another benefit of utilizing a Complex Event Processor for algorithmic trading is the ability to add 

or change the business rules without a deep technical understanding. In contrast, a programming

language, like C or C++, requires the user to comprehend the technical details of how everything

works.

With CEPs, users with business know-how can frequently change the algorithms or parameters 

of the trading system. CEPs typically contain a scripting or query language to specify rules. Similar 

to a spreadsheet but without the limitations, an event processing engine decides how to process 

the rules and when to schedule the work.

An added benefit of using a Complex Event Processor is that it can be leveraged for other significant

enterprise-wide solutions. Firms should assess what capabilities they have and further analysis of

existing systems would determine where a CEP would fit in.

Significant Learning Curve

It is important to note that CEPs have a significant learning curve, one that doesn’t just focus on

familiarity with a new technology but demands a different mindset altogether. This dimension 

of software development requires a completely different thought process on the part of the 

developer. As a result, even experienced software developers may not be able to hit the ground

running as they might have done in the past. The shift in thought processing is like the change

from purely procedural programming to object-oriented programming. Learning the syntax is the

easy part, the hard part is internalizing the approach taken by CEPs and the programming con-

cepts they impose. Also, since Complex Event Processors are a relatively new technology, there 

are few resources already familiar with the platform.

Conclusion

After reading this, we suggest you assess your systems needs, your staff’s capabilities and your 

strategic requirements. Complex Event Processors are a new and innovative tool that can enhance

your trading operations – but you have to be ready for it.

Capital Markets Consulting

Capital Markets Consulting has provided a great impact on executing and maximizing clients’ busi-

ness strategies for over a decade. The company works with senior level management in the trading

and financial industry to help align the best technologies with business and trading strategies and

tactical initiatives. CMC’s industry and technical expertise extends throughout all asset classes to

bring clients’ strategies to life. To learn more about Capital Markets Consulting, please visit

www.CMCplace.com.
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Your feedback is important to us.
Do you have any comments or suggestions on our newsletter? Please send an e-mail to:

Xpand.feedback@eurexchange.com

The range of exchange-traded securities and derivative products is growing ever more extensive and

complex. Those who keep track of developments and, on top of that, are able to design appropriate

strategies and portfolios clearly set standards. This is exactly our goal!

From September 2008, Deutsche Börse’s Capital Markets Academy will offer the intensive course 

on Capital Market Products and Portfolio Management for the fourth consecutive year, in close

cooperation with EBS Finanzakademie. The intensive course will impart broad-based knowledge,

ranging from an overview of cash and derivates market products such as futures, options, investment

and leveraged instruments to various analytical methods, along with a collection of portfolio and

option strategies. Advisory concepts, along with Behavioral Finance and certain tax aspects, perfectly

complement the comprehensive range of contents covered by this nine-month course. For an over-

view of the entire study program, please refer to www.deutsche-boerse.com/academy.

The course is aimed at interested persons who are already experienced in investment advisory services

and asset management, and who wish to enhance their knowledge. After all, professional know-how

is an indispensable prerequisite for successfully dealing with derivatives in a fast-developing market,

as well as the challenges faced by private and institutional investors alike. 

Would you like to know more? For detailed information on the contents and dates of the intensive

course, please refer to www.eurexchange.com > External Links > Capital Markets Academy. 

For any further information, please feel free to contact the Capital Markets Academy team on 

T +49-69-211-137 67.
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EUREX TRAINING

Register Now: Intensive Course Capital Market
Products and Portfolio Management
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Capital Markets Academy in July and August 2008

The Learning Portal of Deutsche Börse AG, www.deutsche-boerse.com/academy, gives you one-stop access to all Eurex training 

sessions and exams, T +49-69-211-1 3767, F +49-69-211-1 37 63, e-mail: academy@eurexchange.com.

For Repo Training, please contact Eurex Repo Training, Selnaustrasse 30, 8021 Zurich, T +41-58-854-24 24, www.eurexrepo.com.

Visit our Webinars.
Get an up-to-date overview at www.eurexchange.com > Education.

System Training Courses

Examinations/Tests

Course

Eurex System Training Trading

Technical Member Training

Eurex Repo System Training CHF Repo Market

Advanced Technical Member Training

Eurex Exchange Trader Examination

Eurex Clearer Test

August

11 Paris
20 London

05 Zurich

19 London
26 Paris

19 London
26 Paris

July

21 Paris
28 London

02 London

03 London

22 London
29 Paris

22 London
29 Paris
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•194.6 million contracts traded 

•Average daily trading volume of 9.3 million contracts 

The international derivatives exchange Eurex reported that in May 2008 trading volumes reached

194.6 million contracts (May 2007: 156.3 million), an increase of 24.5 percent year-on-year.

Average daily trading volume at Eurex was 9.3 million contracts (May 2007: 7.1 million). Total

trading volumes on Eurex in the first five months reached 948.4 million contracts, up more

than 22 percent year-on-year. Open interest increased to almost 148 million contracts. Equity

derivatives (equity options and Single Stock Futures) benefited from the dividend season and

saw the strongest growth year-on-year. Trading volumes almost doubled to 87.9 million con-

tracts (May 2007: 45.9 million). Equity options totaled 40.4 million contracts and Single Stock

Futures grew to 47.5 million contracts. 

In the equity index derivatives segment, 59.3 million contracts were traded (May 2007: 

51.9 million). Futures on the Dow Jones EURO STOXX 50® reached 20.2 million contracts, and

options on the Dow Jones EURO STOXX 50® grew by 44 percent year-on-year and totaled

27.2 million contracts. Futures on Dow Jones STOXX Sector Indexes benefited from rising

demand and for the first time surpassed 200,000 contracts in a single month. 

The interest rate derivatives segment reached 47.3 million contracts (May 2007: 58.4 million).

Euro-Bund Futures remained the most heavily traded product of this segment with 19.1 million

contracts. 12.7 million contracts were traded in Euro-Schatz Futures, as well as roughly 

10.9 million contracts in the Euro-Bobl Futures. 

At International Securities Exchange (ISE), which has been part of Eurex since the end of

December 2007, U.S. options reached a daily average trading volume of 3.6 million contracts

(May 2007: 3 million, up 19 percent). In total, volume increased by almost 14 percent to 

75 million contracts (May 2007: 66 million). 

Eurex Repo, which operates CHF and EUR repo markets, set new records in May 2008: all 

Eurex repo markets had an average outstanding volume of EUR 128.1 billion (May 2007: 

EUR 92.3 billion). The Eurex Repo EUR Market hit a new record of EUR 71.5 billion. Its secured

money market segment, Euro GC Pooling®, rose by 220 percent to an average outstanding 

volume of EUR 37.8 billion (May 2007: EUR 11.8 billion). 

The electronic trading platform Eurex Bonds, which rounds out Eurex’s interest rate product

range, traded volume of EUR 7.1 billion (single counting) in May, trailing the April 2008 figure

of EUR 7.4 billion (May 2007: EUR 12.9 billion).

K E Y F I G U R E S

Eurex: Trading Volumes up by 24.5 Percent in May
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Total – Traded Contracts &Open Interest (in Millions): May 2007 – May 2008 European Yield Curve Overview – Most Active (25) Traded Contracts: May 2008

DJ EURO STOXX 50® Index Options
Deutsche Telekom Futures
DJ EURO STOXX 50® Index Futures
Euro-Bund Futures
Euro-Schatz Futures
Euro-Bobl Futures
Allianz Options
DAX® Options
Deutsche Telekom Options
Allianz Futures
DAX® Futures
Options on Euro-Bund Futures
Münchener Rückversicherung Futures
Deutsche Bank Futures
Commerzbank Options
BMW Futures
Deutsche Bank Options
Commerzbank Futures
Daimler Options
SAP Options
Telefónica Futures
Nokia Options
UBS Options
BMW Options
Options on Euro-Schatz Futures

Traded 
Contracts

27,236,162
20,544,750
20,235,954
19,083,406
12,714,931
10,883,979
9,429,285
7,435,538
7,254,109
5,888,015
2,744,054
2,432,429
2,144,765
2,134,980
2,086,875
1,881,800
1,727,054
1,630,135
1,525,886
1,239,594
1,192,100
1,162,908
1,140,451
1,129,003
1,118,097

Open 
Interest

45,969,101
1,718,090
2,569,088
1,378,955
2,114,860
1,065,915
9,972,511

10,863,966
6,338,976
4,098,601

268,971
670,794
82,529

980,055
1,101,340

48,948
2,123,305

95,333
53,887

3,296,078
126,842

3,590,296
1,893,260

371,030
577,346
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FVDX (VDAX-NEW® Futures)  FVSM (VSMI® Futures)

FVSX (VSTOXX® Futures)

5.0

4.5

4.0

3.5

3.0

2.5

2.0

1.5

1.0

0.5

May 12 May 16 May 19 May 23 May 26 May 30May 05 May 09May 02

FGBS FESX FDAX
FGBM FSMI FGBL

Volatility Indexes – FVDX, FVSM, FVSX (in Percent, at Day End): 
May 2008

Orderbook
Volume

18.06%
0.00%

88.68%
93.08%
89.36%
90.95%
66.37%
33.07%
62.99%
0.08%

94.37%
34.94%
0.01%
0.00%

77.97%
0.00%

51.73%
0.01%

72.39%
41.39%
0.00%

51.42%
75.20%
86.27%
15.34%

Monthly Key Market Information

K E Y F I G U R E S

Status as of May 31, 2008

Interest Rates (Main Refinancing)
ECB Rate 
Fed Fund Rate 
BoE Bank Rate 
Inflation Rate
Eurozone (YoY) 
iTraxx® CDS Indexes
iTraxx® Europe 5Y
iTraxx® HiVol 5Y
iTraxx® Crossover 5Y
Equity Indexes
Dow Jones EURO STOXX 50® Index
DAX®

SMI®

CTD Bond for
Euro-Schatz Jun 08
Euro-Schatz Sep 08 
Euro-Schatz Dec 08
Euro-Bobl Jun 08
Euro-Bobl Sep 08 
Euro-Bobl Dec 08  
Euro-Bund Jun 08 
Euro-Bund Sep 08 
Euro-Bund Dec 08 
Euro-Buxl® Jun 08
Euro-Buxl® Sep 08
Euro-Buxl® Dec 08
CONF Jun 08 
CONF Sep 08
CONF Dec 08

Rate (Month End)
4.00%
2.00%
5.00%

Rate (Previous Month End)
3.30%

Market Price (Month End)
71.90514

129.6667
429.7639

Index (Month End)
3,777.85
7,096,79
7,511.29

Bond (Month End)
DE0001137214
DE0001135150
DE0001141471
DE0001135218
DE0001141521
DE0001135234
DE0001135317
DE0001135333
DE0001135333
DE0001135325
DE0001135325
DE0001135325
CH0006448424
CH0006448424
CH0006448424

Sources: Bloomberg, Deutsche Börse and Eurostat

5.2

5.1

5.0

4.9

4.8

4.7

4.6

4.5

4.4

4.3

2 4 6 8 10 12 2 4 6 8 10 20 30

EURIBOR
Months to maturity

Euro Swap
Years to maturity

Source: Bloomberg

Eurex Liquidity Measure – DJ EURO STOXX 50® Index, DAX®, SMI®*, 
Euro-Bund, Euro-Bobl, Euro-Schatz Futures*

* Liquidity Measure: The liquidity of futures contracts can be expressed using an indicator 
denominated in basis points. This indicator is based on the spread, market depth and on 
whether an order can be immediately executed. (Nominal value EUR 1 Mio.)



Eurex Monthly Statistics May 2008

CONF
FGBM
FGBL
FGBX
FGBS

OGBM
OGBL
OGBS

May 2008

22,665
10,883,979
19,083,406

43,721
12,714,931

42,748,702

968,076
2,432,429
1,118,097

4,518,602

Change YoY

24.49%
–16.98%
–26.61%
–46.38%
–0.49%

–17.77%

–7.65%
–40.85%
–5.94%

–28.84%

Change YtD

23.78%
6.37%

–9.33%
–20.68%
16.65%

1.13%

11.73%
–27.88%
23.19%

–9.47%

May 31, 2008

10,225
1,065,915
1,378,955

52,312
2,114,860

4,622,267

336,585
670,794
577,346

1,584,725

May 2008

0
55,559

55,559

0

0

47,322,863

Traded Contracts

FEO1
FEU3

OEU3

Open Interest

Interest Rate Derivatives
Traded Contracts Open Interest

Orderbook Vol

100.00%
90.95%
93.08%
94.68%
89.36%

91.44%

11.37%
34.94%
15.34%

25.04%

Fixed Income Derivatives

Fixed Income Futures
CONF Futures 
Euro-Bobl Futures
Euro-Bund Futures
Euro-Buxl® Futures
Euro-Schatz Futures

Fixed Income Futures – Total

Options on Fixed Income Futures
Options on Euro-Bobl Futures
Options on Euro-Bund Futures
Options on Euro-Schatz Futures

Options on Fixed Income Futures – Total

Change YoY

-
–29.38%

–29.38%

-

-

–18.99%

Daily Average

0
2,646

2,646

0

0

2,253,470

Change YtD

-
–11.96%

–11.96%

-

-

–0.01%

Orderbook Vol

-
100.00%

100.00%

-

-

85.11%

May 31, 2008

0
50,771

50,771

0

0

6,257,763

Money Market Derivatives

Money Market Futures
One-Month EONIA Futures
Three-Month EURIBOR Futures

Money Market Futures – Total

Money Market Options
Options on Three-Month EURIBOR Futures

Money Market Options – Total

Interest Rate Derivatives – Total
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Fixed Income Futures – Traded Contracts &Open Interest (in Millions)

2008

0
302,013

302,013

0

0

310,876,610

Daily Average

1.079
518,285
908,734

2,082
605,473

2,035,652

46,099
115,830
53,243

215,172

2008

152,904
72,493,400

125,132,908
457,262

82,478,239

280,714,713

6,522,460
14,269,768
9,067,656

29,859,884

Change YoY

–15.84%
–25.71%
–23.29%

9.24%
16.57%

–9.49%

7.34%
–38.04%

1.93%

–19.25%

Change YoY

-
–30.63%

–30.63%

-

-

–12.39%
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Traded Contracts Open Interest

Equity Index Futures – Traded Contracts &Open Interest (in Millions)

Traded Contracts Open InterestEquity Index Futures

Blue Chip Equity Index Futures
DAX® Futures
DJ EURO STOXX 50® Index Futures
DJ EURO STOXX® Select Dividend 30 Index Futures
DJ Global Titans 50SM Index Futures
DJ Italy Titans 30SM Index Futures
DJ STOXX 50® Index Futures
DJ STOXX® 600 Index Futures
DJ STOXX® Large 200 Index Futures
DJ STOXX® Mid 200 Index Futures
DJ STOXX® Small 200 Index Futures
DivDAX®-Index
MDAX® Futures
OMXH25 Futures
RDXxt® USD - RDX Extended Index Futures
SLI Swiss Leader Index® Futures
SMIM®-Futures
SMI® Futures
TecDAX® Futures

Blue Chip Equity Index Futures – Total

DJ EURO STOXX® Sector Index Futures
DJ EURO STOXX® Automobiles & Parts Futures
DJ EURO STOXX® Banks Futures
DJ EURO STOXX® Basic Resources Futures
DJ EURO STOXX® Chemicals Futures
DJ EURO STOXX® Construction & Materials Futures
DJ EURO STOXX® Financial Services Futures
DJ EURO STOXX® Food & Beverage Futures
DJ EURO STOXX® Healthcare Futures
DJ EURO STOXX® Industrial Goods & Services Futures
DJ EURO STOXX® Insurance Futures
DJ EURO STOXX® Media Futures
DJ EURO STOXX® Oil & Gas Futures
DJ EURO STOXX® Personal & Household Goods Futures
DJ EURO STOXX® Retail Futures
DJ EURO STOXX® Technology Futures
DJ EURO STOXX® Telecommunications Futures
DJ EURO STOXX® Travel & Leisure Futures
DJ EURO STOXX® Utilities Futures

DJ EURO STOXX® Sector Index Futures – Total

DJ STOXX® 600 Sector Index Futures
DJ STOXX® 600 Automobiles & Parts Futures
DJ STOXX® 600 Banks Futures
DJ STOXX® 600 Basic Resources Futures
DJ STOXX® 600 Chemicals Futures
DJ STOXX® 600 Construction & Materials Futures
DJ STOXX® 600 Financial Services Futures
DJ STOXX® 600 Food & Beverage Futures
DJ STOXX® 600 Healthcare Futures
DJ STOXX® 600 Industrial Goods & Services Futures
DJ STOXX® 600 Insurance Futures
DJ STOXX® 600 Media Futures
DJ STOXX® 600 Oil & Gas Futures
DJ STOXX® 600 Personal & Household Goods Futures
DJ STOXX® 600 Retail Futures
DJ STOXX® 600 Technology Futures
DJ STOXX® 600 Telecommunications Futures
DJ STOXX® 600 Travel & Leisure Futures
DJ STOXX® 600 Utilities Futures

DJ STOXX® 600 Sector Index Futures – Total

FDAX
FESX
FEDV
FGTI
F1TA
FSTX
F600
F2LA
F2MI
F2SM
FDIV
F2MX
FFOX
FRDX
FSLI
FSMM
FSMI
FTDX

FESA
FESB
FESS
FESC
FESN
FESF
FESO
FESH
FESG
FESI
FESM
FESE
FESZ
FESR
FESY
FEST
FESV
FESU

FSTA
FSTB
FSTS
FSTC
FSTN
FSTF
FSTO
FSTH
FSTG
FSTI
FSTM
FSTE
FSTZ
FSTR
FSTY
FSTT
FSTV
FSTU

May 2008

2,744,054
20,235,954

3,507
75
0

48,324
1,540

188
5,673
7,191
7,408

29,007
3,125

0
4,850
2,305

777,091
12,913

23,883,205

8,738
14,643

896
805

1,607
501

2,222
1,280
1,109

14,294
1,658
6,616
1,939
2,557
2,809
9,908
2,795
2,760

77,137

13,149
39,719
13,774
2,982
3,173
2,572
3,944
8,729
4,247

14,394
5,736

33,350
3,746
7,195
7,863

13,521
7,895

15,548

201,537

Change YoY

–27.73%
2.22%

-
44.23%

-
–4.86%
8.37%

-
–32.74%

-
-

–22.11%
19.87%

–100.00%
-

-68.78%
6.97%

–51.11%

–2.33%

36.23%
–30.81%
–16.42%
10.58%
41.21%

–80.85%
319.25%
123.39%
–22.12%
202.90%
–36.23%
182.13%
711.30%
329.03%
–73.48%
–27.16%
59.81%

–16.82%

2.27%

309.24%
185.81%
169.44%

3.11%
88.87%
86.51%
29.69%

–11.32%
–10.59%
16.33%

679.35%
65.43%

6,471.93%
119.29%
–46.29%
22.27%

540.83%
226.84%

76.63%

Daily Average

130,669
963,617

167
4
0

2,301
73
9

270
342
353

1,381
149

0
231
110

37,004
615

1,137,295

416
697
43
38
77
24

106
61
53

681
79

315
92

122
134
472
133
131

3,673

626
1,891

656
142
151
122
188
416
202
685
273

1,588
178
343
374
644
376
740

9,597

Change YtD

–3.82%
37.56%

-
–85.23%

-
13.08%

263.76%
-

242.06%
-
-

39.52%
236.24%

–100.00%
-

–29.08%
29.11%

–13.45%

31.39%

66.40%
38.82%
89.59%
37.66%
4.71%

–40.54%
327.88%
–44.16%
–9.88%
61.48%
3.78%

71.33%
131.76%
54.68%

–38.39%
–3.66%
–1.41%
11.75%

21.59%

270.27%
215.92%
321.14%
100.16%
232.18%
129.45%
122.63%
46.54%

216.50%
63.50%

1,774.93%
23.44%

292.48%
186.01%
31.13%

105.71%
203.36%
216.36%

141.72%

Orderbook Vol

94.37%
88.68%

100.00%
100.00%

-
78.72%

100.00%
100.00%
98.06%
13.43%
3.13%

95.51%
15.01%

-
100.00%
100.00%
93.94%

100.00%

89.45%

74.88%
57.48%

100.00%
77.64%

100.00%
100.00%
73.90%

100.00%
100.00%
48.60%

100.00%
91.69%
42.24%
38.25%
90.10%
37.12%
76.92%

100.00%

65.09%

29.23%
43.46%
61.04%
60.73%
82.04%
51.40%
87.32%
82.77%
65.32%
47.50%
81.97%
31.22%
15.48%
49.44%
16.89%
32.45%
35.81%
36.38%

44.15%

May 31, 2008

268,971
2,569,088

3,803
151

0
50,101
4,415

13,469
31,889
31,654
7,363

23,745
19,915

0
3,625
3,162

362,947
25,169

3,419,467

7,516
23,558
1,618
2,115
2,102
1,839
3,012
2,591
1,204

14,064
2,345

11,584
1,960
1,935

11,162
16,491
3,509
4,224

112,829

19,918
34,942
16,699
7,161
2,734
3,349
8,107

16,498
14,623
20,437
18,531
24,443
2,900

12,028
5,569

15,590
6,705

15,260

245,494

Change YoY

–40.44%
–10.26%

-
–88.67%

-
–22.01%
83.96%

-
73.76%

-
-

–34.67%
2,152.83%
–100.00%

-
–58.30%
–14.35%
–39.66%

–12.57%

–14.06%
–15.34%
13.62%

–18.43%
–15.75%
–20.01%
430.28%
51.96%
–7.88%
47.70%

–51.63%
32.68%
58.96%

237.70%
–18.53%
–14.06%
–42.01%
–9.22%

–3.95%

425.26%
78.71%

236.06%
–3.74%

–61.32%
6.18%

119.46%
–18.12%
55.63%
6.49%

3,776.78%
–3.26%

143.29%
250.67%
–63.97%
–18.83%
81.51%

154.08%

41.79%

2008

19,495,339
156,890,981

30,418
456

0
515,665
28,872
50,311

181,938
122,412

7,589
310,894
62,776

0
47,798
40,500

7,080,180
187,136

185,053,265

57,123
207,250
13,755
11,134
8,684
8,490

10,269
12,734
8,379

71,568
13,814
51,597
10,814
11,909
39,013
79,261
12,100
32,988

660,882

157,902
414,294
136,500
44,165
65,688
39,311
50,063

120,395
97,565

139,270
92,884

134,122
19,789
73,907
81,302

138,809
50,448
86,198

1,942,612

Equity Index Derivatives

DJ EURO STOXX 50® Index Futures
DAX® Futures
SMI® Futures
DJ STOXX 50® Index Futures
DJ STOXX® 600 Banks Futures
DJ STOXX® 600 Oil & Gas Futures
MDAX® Futures
DJ STOXX® 600 Utilities Futures
DJ EURO STOXX® Banks Futures
DJ STOXX® 600 Insurance Futures
DJ EURO STOXX® Insurance Futures
DJ STOXX® 600 Basic Resources Futures
DJ STOXX® 600 Telecommunications Futures
DJ STOXX® 600 Automobiles & Parts Futures
TecDAX® Futures

Traded 
Contracts
20,235,954
2,744,054

777,091
48,324
39,719
33,350
29,007
15,548
14,643
14,394
14,294
13,774
13,521
13,149
12,913

Open 
Interest

2,569,088
268,971
362,947
50,101
34,942
24,443
23,745
15,260
23,558
20,437
14,064
16,699
15,590
19,918
25,169

Orderbook
Volume

88.68%
94.37%
93.94%
78.72%
43.46%
31.22%
95.51%
36.38%
57.48%
47.50%
48.60%
61.04%
32.45%
29.23%

100.00%

Overview – Most Active (15) Traded Equity Index Futures May 2008
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Traded Contracts Open Interest

Equity Index Options – Traded Contracts &Open Interest (in Millions)

Traded Contracts

ODAX
ODX1
ODX2
ODX4
ODX5
OESX
OES1
OES2
OES4
OES5
OEDV
OGTI
O1TA
OSTX
O600
O2LA
O2MI
O2SM
ODIV
O2MX
OFOX
OSLI
OSMM
OSMI
OSM1
OSM2
OSM4
OSM5
OTDX

OESA
OESB
OESS
OESC
OESN
OESF
OESO
OESH
OESG
OESI
OESM
OESE
OESZ
OESR
OESY
OEST
OESV
OESU

OSTA
OSTB
OSTS
OSTC
OSTN
OSTF
OSTO
OSTH
OSTG
OSTI
OSTM
OSTE
OSTZ
OSTR
OSTY
OSTT
OSTV
OSTU

Open InterestEquity Index Options

Blue Chip Equity Index Options
DAX® Options
DAX® Options – 1st Friday
DAX® Options – 2nd Friday
DAX® Options – 4th Friday
DAX® Options – 5th Friday
DJ EURO STOXX 50® Index Options
DJ EURO STOXX 50® Index Options – 1st Friday
DJ EURO STOXX 50® Index Options – 2nd Friday
DJ EURO STOXX 50® Index Options – 4th Friday
DJ EURO STOXX 50® Index Options – 5th Friday
DJ EURO STOXX® Select Dividend 30 Index Options
DJ Global Titans 50SM Index Options
DJ Italy Titans 30SM Index Options
DJ STOXX 50® Index Options
DJ STOXX® 600 Index Options
DJ STOXX® Large 200 Index Options
DJ STOXX® Mid 200 Index Options
DJ STOXX® Small 200 Index Options
DivDAX®-Index
MDAX® Options
OMX–Helsinki 25 Options
SLI Swiss Leader Index® Options
SMIM® Options
SMI® Options
SMI® Options – 1st Friday
SMI® Options – 2nd Friday
SMI® Options – 4th Friday
SMI® Options – 5th Friday
TecDAX® Options

Blue Chip Equity Index Options – Total

DJ EURO STOXX® Sector Index Options
DJ EURO STOXX® Automobiles & Parts Options
DJ EURO STOXX® Banks Options
DJ EURO STOXX® Basic Resources Options
DJ EURO STOXX® Chemicals Options
DJ EURO STOXX® Construction & Materials Options
DJ EURO STOXX® Financial Services Options
DJ EURO STOXX® Food & Beverage Options
DJ EURO STOXX® Healthcare Options
DJ EURO STOXX® Industrial Goods & Services Options
DJ EURO STOXX® Insurance Options
DJ EURO STOXX® Media Options
DJ EURO STOXX® Oil & Gas Options
DJ EURO STOXX® Personal & Household Goods Options
DJ EURO STOXX® Retail Options
DJ EURO STOXX® Technology Options
DJ EURO STOXX® Telecommunications Options
DJ EURO STOXX® Travel & Leisure Options
DJ EURO STOXX® Utilities Options

DJ EURO STOXX® Sector Index Options – Total

DJ STOXX® 600 Sector Index Options
DJ STOXX® 600 Automobiles & Parts Options
DJ STOXX® 600 Banks Options
DJ STOXX® 600 Basic Resources Options
DJ STOXX® 600 Chemicals Options
DJ STOXX® 600 Construction & Materials Options
DJ STOXX® 600 Financial Services Options
DJ STOXX® 600 Food & Beverage Options
DJ STOXX® 600 Healthcare Options
DJ STOXX® 600 Industrial Goods & Services Options
DJ STOXX® 600 Insurance Options
DJ STOXX® 600 Media Options
DJ STOXX® 600 Oil & Gas Options
DJ STOXX® 600 Personal & Household Goods Options
DJ STOXX® 600 Retail Options
DJ STOXX® 600 Technology Options
DJ STOXX® 600 Telecommunications Options
DJ STOXX® 600 Travel & Leisure Options
DJ STOXX® 600 Utilities Options

DJ STOXX® 600 Sector Index Options – Total

Equity Index Derivatives – Total

May 2008

7,435,538
2,366
7,732

11,695
10,756

27,236,162
583
839
622

1,531
0
0
0

5,630
3
0

8,114
1,710

0
20,028

0
5,385
1,310

236,059
0
0
0
0

1,495

34,987,558

5,170
2,862

0
1,600

80
0
0
0
0

8,210
0

566
0
0

530
4,680

0
0

23,698

7,534
23,363
11,067

220
270

0
790

4,085
4,925
8,665
2,100

40,526
0

42
420

3,970
440

3,786

112,203

59,285,338

Change YoY

–3.79%
–86.56%
–47.90%
–24.20%

-
44.10%

–95.72%
–93.50%
–96.71%
–61.73%

-
-
-

–83.65%
-
-

233.63%
-
-

345.36%
-
-

292.22%
–41.31%

–100.00%
-
-
-

–17.86%

28.76%

–11.47%
–89.44%

-
-
-

–100.00%
-
-
-

721.00%
–100.00%
466.00%

-
-
-

2,736.36%
-

–100.00%

–38.23%

3,803.63%
–2.14%

212.98%
-
-
-
-

4.80%
–43.79%
–15.71%

-
812.95%

-
110.00%

-
40.78%
55.48%

–84.36%

36.31%

14.15%

Daily Average

354,073
113
368
557
512

1,296,960
28
40
30
73
0
0
0

268
0
0

386
81
0

954
0

256
62

11,241
0
0
0
0

71

1,666,074

246
136

0
76
4
0
0
0
0

391
0

27
0
0

25
223

0
0

1,128

359
1,113

527
10
13
0

38
195
235
413
100

1,930
0
2

20
189
21

180

5,343

2,823,111

Change YtD

19.93%
–70.87%
–55.38%
–55.01%
–47.17%
51.97%

–82.18%
–94.30%
–93.25%
–43.47%

-
–100.00%

-
–28.29%
–85.82%

-
–13.38%

-
-

383.61%
–97.86%

-
13.20%
7.79%

–100.00%
–100.00%
–100.00%
–100.00%
–18.02%

42.37%

308.03%
–73.70%

-
-

–99.24%
–81.60%

-
-

–100.00%
123.55%
–32.25%
–96.71%

-
–100.00%

83.71%
31.36%

-
–95.03%

–53.30%

1,468.56%
272.93%
218.25%
421.13%
679.93%

1,844.64%
-

95.72%
9.95%

249.91%
4.00%

198.08%
-

190.79%
223.50%
52.91%

–91.51%
–37.69%

160.05%

37.06%

Orderbook Vol

33.07%
100.00%
100.00%
100.00%
100.00%
18.06%

100.00%
100.00%
100.00%
100.00%

-
-
-

82.24%
100.00%

-
3.99%
3.51%

-
47.74%

-
100.00%
100.00%
76.21%

-
-
-
-

100.00%

21.77%

18.09%
30.12%

-
-

100.00%
-
-
-
-

14.74%
-

55.30%
-
-

52.83%
4.06%

-
-

16.33%

2.18%
8.65%

19.14%
100.00%
100.00%

-
100.00%
43.70%
19.29%
9.41%

-
2.54%

-
100.00%
100.00%
21.66%

100.00%
7.84%

10.89%

49.14%

Change YoY

10.49%
–75.19%

–100.00%
-
-

30.22%
–90.36%
–98.51%

–100.00%
–100.00%

-
-
-

–48.98%
618.69%

-
–42.62%

-
-

59.89%
–100.00%

-
–4.40%

–10.49%
–100.00%

-
-
-

–10.11%

24.75%

0.24%
6.84%

-
-
-

–88.94%
-
-
-

38.12%
–83.03%
–82.92%

-
-

593.67%
–74.99%

-
–100.00%

–20.98%

1,767.00%
46.55%

413.85%
-
-

2,792.31%
-

12.79%
–20.74%
492.33%
45.33%

393.67%
-

1,440.00%
-

26.37%
-

–51.54%

105.30%

21.96%

May 31, 2008

10,863,966
1,370

0
0
0

45,969,101
439
102

0
0
0
0
0

24,386
2,307

0
9,066
2,079

0
36,310

0
9,550
8,991

1,184,604
0
0
0
0

8,173

58,120,444

11,167
24,955

0
2,280

80
270

0
0
0

15,442
852

1,281
0
0

10,405
5,895

0
0

72,627

3,790
36,589
27,234

786
552

3,760
1,066
8,659
7,620

72,264
2,180

25,103
120
308
420

18,034
742

13,287

222,514

62,193,375

2008

41,860,491
39,985
39,677
58,830
20,178

149,673,325
14,983
4,017
9,195

13,592
0
0
0

33,179
3,186

0
45,310
7,577

0
110,882

20
29,519
26,979

2,443,901
0
0
0
0

13,082

194,447,908

34,397
68,831

0
3,162

80
470

0
2
0

28,089
3,408

566
0
0

17,177
24,897

90
2,299

183,468

65,409
204,710
78,417
12,507
39,917
5,445
3,318

31,864
48,398

100,581
4,680

62,597
4,297
1,137
6,470

18,609
812

28,554

717,722

383,005,857

DJ EURO STOXX 50® Index Options
DAX® Options
SMI® Options
DJ STOXX® 600 Oil & Gas Options
DJ STOXX® 600 Banks Options
MDAX® Option
DAX® Options – 4th Friday
DJ STOXX® 600 Basic Resources Options
DAX® Options – 5th Friday
DJ STOXX ® 600 Insurance Options
DJ EURO STOXX® Insurance Options
DJ STOXX® Mid 200 Index Options
DAX® Options – 2nd Friday
DJ STOXX® 600 Automobiles & Parts Options
DJ STOXX 50® Index Options

Traded 
Contracts
27,236,162
7,435,538

236,059
40,526
23,363
20,028
11,695
11,067
10,756
8,665
8,210
8,114
7,732
7,534
5,630

Open 
Interest
45,969,101
10,863,966
1,184,604

25,103
36,589
36,310

0
27,234

0
72,264
15,442
9,066

0
3,790

24,386

Orderbook
Volume

18.06%
33.07%
76.21%
2.54%
8.65%

47.74%
100.00%
19.14%

100.00%
9.41%

14.74%
3.99%

100.00%
2.18%

82.24%

Overview – Most Active (15) Traded Equity Index Options May 2008
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Traded Contracts Open Interest

Single Stock Futures – Traded Contracts &Open Interest (in Millions)

Traded Contracts Open Interest

BMWF
BM3F
CONG

DBKF
CBKF
FO4G

SZGF
VASF
ISPF

BAYF
BASF
LXSF

GBFF
HOTF
NKFF

HRXF
DB1G
IVGF

NESF
UNIH
SABF

FMEH
FREG
SNWF

FRAF
MANG
ABBF

ALVF
MU2F
ALVX

VVUF
FSEF
MDSF

TOTG
R6CF
THPF

ADSG
BEIF
UHFF

MEOF
CLSF
IXDG

UTDF
NO3F
LOGF

DTEF
TEFF
KPNF

LHAF
BAIF
AFRF

EOAG
RWEF
EDPF

WBFF
BACF
AAPF

OJSF
TTFF
C8RF

BSVF
ZILF
FNTF

May 2008

3,018,325
1,881,800

465,600
256,008

5,926,565
2,134,980
1,630,135

610,472

29,842
15,000
7,080
6,509

1,591,861
817,078
624,155
102,000

77,311
29,000
28,200
6,692

1,004,717
638,064
317,874
46,000

26,285
12,272
7,013
2,000

270,845
208,619
34,000
15,981

614,889
404,300
159,070
13,398

8,964,493
5,888,015
2,144,765

411,768

34,431
24,566
5,660
2,240

76,191
27,890
27,800
7,631

331,356
163,647
75,703
62,450

1,078,160
1,043,992

28,600
1,690

199,978
102,000
70,991
8,300

21,880,636
20,544,750
1,192,100

62,460

924,187
905,016

9,344
6,320

1,361,647
1,060,104

251,224
10,124

750
400
300
50

60
60
0
0

135,396
109,500
17,250
2,940

47,547,925

2008

9,456,731
1,905,242

474,200
859,878

11,139,566
3,078,766
1,709,521

742,510

312,807
18,250
14,160
69,045

4,820,933
2,414,681
2,189,567

104,223

524,020
29,000
29,360
6,692

1,053,339
642,064
327,280
50,768

155,834
67,645
22,523
2,401

802,213
221,191
35,516
36,139

5,120,451
407,552
734,583
70,264

22,112,344
5,967,815

14,791,333
429,985

137,024
53,217
7,060
8,410

978,827
49,777
43,055
15,827

1,469,581
167,253
162,567
65,726

1,217,288
1,049,603

59,494
17,574

588,530
102,000
121,246

8,300

23,687,825
20,939,909
2,158,915

104,972

3,367,177
3,298,162

15,445
30,594

4,865,187
2,540,169
1,912,493

45,008

341,463
1,100

340,300
50

29,737
961

0
0

180,367
109,500
17,250
4,189

92,361,244

Single Stock Futures*

Automobiles & Parts
Total

Banks
Total

Basic Resources
Total

Chemicals
Total

Construction & Materials
Total

Financial Services
Total

Food & Beverage
Total

Health Care
Total

Industrial Goods & Services
Total

Insurance
Total

Media
Total

Oil & Gas
Total

Personal & Household Goods
Total

Retail
Total

Technology
Total

Telecommunications
Total

Travel & Leisure
Total

Utilities
Total

S&P 500
Total

Russia
Total

Others
Total

Single Stock Futures – Total

Change YoY

2,176.76%
2,603.74%

-
1,815.08%

164.65%
978.13%
530.09%

-

145.43%
-
-

154.46%

394.30%
784.97%
405.10%

-

58.96%
-
-
-

532.81%
642.14%

-
3,044.22%

–93.44%
–96.85%
21.52%

-

217.30%
-

4,021.21%
35.44%

87.12%
-
-

–88.87%

349.17%
661.43%
286.81%
90.49%

–79.97%
157.83%

1,315.00%
-

5.57%
-58.74%

1,741.06%
-

101.43%
37.42%

-
212.25%

618.21%
634.00%

-
-

–38.71%
-

38.18%
-

641.64%
2,289.89%

–32.50%
–71.35%

1,920.96%
1,930.55%

-
4,113.33%

388.48%
461.78%

1.257.45%
-

-
-
-
-

-
-
-
-

55.01%
-
-
-

376.85%

Daily Average

143,730
89,610
22,171
12,191

282,217
101,666
77,625
29,070

1,421
714
337
310

75,803
38,908
29,722
4,857

3,681
1,381
1,343

319

47,844
30,384
15,137
2,190

1,252
584
334
95

12,897
9,934
1,619

761

29,280
19,252
7,575

638

426,881
280,382
102,132
19,608

1,640
1,170

270
107

3,628
1,328
1,324

363

15,779
7,793
3,605
2,974

51,341
49,714
1,362

80

9,523
4,857
3,381

395

1,041,935
978,321
56,767
2,974

44,009
43,096

445
301

64,840
50,481
11,963

482

36
19
14
2

3
3
0
0

6,447
5,214

821
140

2,264,187

Change YtD

138.15%
1,993.67%

-
2,892.34%

17.34%
1,145.27%

532.90%
-

1,008.38%
-
-

2,250.07%

444.95%
1,046.23%

673.00%
9,826.00%

27.54%
14,256.44%
45,775.00%

-

219.98%
646.27%

-
1,688.87%

–86.88%
–94.06%
–25.58%

-

36.77%
-

4,204.97%
187.78%

80.55%
27,070.13%

-
-42.23%

556.41%
654.53%

1,128.30%
84.91%

–61.75%
38.02%

782.50%
-

65.66%
–45.99%

1,351.62%
-

197.95%
40.10%

8,931.50%
228.63%

262.54%
622.20%

29,647.00%
–89.07%

34.88%
-

53.55%
2,864.29%

351.54%
1,904.29%

–38.58%
–77.71%

1,121.03%
1,107.46%

-
1,812.13%

451.38%
1,138.78%
1,359.55%

309.16%

-
-
-
-

-
-
-
-

–7.79%
-
-
-

189.43%

Orderbook Vol

0.00%
-
-
-

0.05%
0.00%
0.01%

-

0.02%
-
-
-

0.07%
-
-
-

0.62%
-
-
-

0.30%
0.45%

-
-

3.01%
6.44%

-
-

0.82%
-
-
-

0.14%
-
-

2.61%

0.12%
0.08%
0.01%

-

-
-
-
-

0.01%
0.03%

-
-

0.08%
0.00%

-
-

0.00%
-
-
-

-
-
-
-

-
-
-
-

0.02%
-
-
-

-
-
-
-

-
-
-
-

-
-
-
-

-
-
-
-

0.05%

May 31, 2008

417,132
48,948
5,000

895

1,488,865
980,055
95,333

280

55,796
16,192
3,540

16,193

65,604
18,381
5,944

22,000

75,662
29,000
14,200

0

350,319
144,723
147,540
46,000

35,812
9,582
4,500
2,401

169,219
58,919
34,032
9,363

168,395
54,800
3,346

20,078

4,366,637
4,098,601

82,529
54,241

41,217
13,171
5,660
3,130

74,230
15,637
29,137
4,487

117,132
18,011

780
66,871

133,266
111,177

400
1,225

152,090
76,000
3,908
8,300

1,936,793
1,718,090

126,842
5,000

52,319
24,258
10,791
6,040

130,865
57,057
6,614

10,124

763
400
300
50

16,271
841

0
0

31,125
14,250
5,750

749

9,879,512

Change YoY

576.99%
171.93%

-
–55.25%

–25.66%
598.37%
41.70%

-

347.77%
-
-

643.48%

–50.87%
20.93%

–71.31%
-

72.48%
-
-
-

369.16%
347.56%

-
3,609.68%

45.15%
16.85%

–60.53%
-

377.41%
-

4,025.09%
–22.82%

89.58%
-
-

1,668.99%

829.91%
38,923.15%

–29.47%
39.76%

1,692.04%
472.65%

-
-

75.94%
–60.64%

1,829.60%
-

–10.55%
592.73%

-
234.36%

116.55%
93.57%

-
-

86.21%
-

–84.19%
5,828.57%

60.71%
2,646.97%

–87.76%
–28.45%

1,816.45%
4,155.79%

-
425.22%

105.50%
3,975.50%

272.20%
-

-
-
-
-

-
-
-
-

247.11%
-
-
-

117.29%

* The table shows the three most actively traded futures by Dow Jones STOXX® 600 Sector Indexes and Russian Single Stock Futures. Related information about all futures traded at Eurex are 
available in the monthly statistics at the Eurex website www.eurexchange.com > Market Data > Statistics > Monthly Statistics. 

Equity Derivatives

■  Austria

■  Belgium

■  Finland

■  France

■  Germany

■  Great Britain

■  Greece

■  Ireland

■  Italy

■  Netherlands

■  Portugal

■  Russia

■  Spain

■  Sweden

■  Switzerland

■  U.S.

17,249

33,089

72,020

346,433

43,863,796

50,102

1,020

25,448

332,225

819,075

16,614

60

1,784,057

2,279

183,708

750

Single Stock Futures by Countries – Traded Contracts

Single Stock Futures by Sectors – Traded Contracts

Automobiles & Parts
Banks
Basic Resources
Chemicals
Construction & Materials
Financial Services
Food & Beverage
Health Care
Industrial Goods & Services
Insurance
Media
Oil & Gas
Personal & Household Goods
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products
S&P 500

Traded Contracts
3,018,325
5,926,565

29,842
1,591,861

77,311
1,004,717

26,285
270,845
614,889

8,964,493
34,431
76,191

331,356
1,078,160

199,978
21,880,636

924,187
1,361,647

135,396
60

750

Percentage
6.35%

12.46%
0.06%
3.35%
0.16%
2.11%
0.06%
0.57%
1.29%

18.85%
0.07%
0.16%
0.70%
2.27%
0.42%

46.02%
1.94%
2.86%
0.28%
0.00%
0.00%

Deutsche Telekom
Allianz
Münchener Rückversicherung
Deutsche Bank
BMW
Commerzbank
Telefónica
E.ON
Metro
Lufthansa
Bayer
Hypo Real Estate Holding
BASF
Fortis
Banco Santander

Traded 
Contracts
20,544,750
5,888,015
2,144,765
2,134,980
1,881,800
1,630,135
1,192,100
1,060,104
1,043,992

905,016
817,078
638,064
624,155
610,472
562,030

Open 
Interest

1,718,090
4,098,601

82,529
980,055
48,948
95,333

126,842
57,057

111,177
24,258
18,381

144,723
5,944

280
604

Orderbook
Volume

0.00%
0.08%
0.01%
0.00%
0.00%
0.01%
0.00%
0.00%
0.00%
0.00%
0.00%
0.45%
0.00%
0.00%
0.01%

Overview – Most Active (15) Traded Single Stock Futures May 2008

BMW
BMW Vz.
Continental

Deutsche Bank
Commerzbank
Fortis

Salzgitter
Voestalpine
Mittal Steel

Bayer
BASF
Lanxess

Bilfinger Berger
Hochtief
Imerys

Hypo Real Estate Holding
Deutsche Börse
IVG Immobilien

Nestlé
Unilever
SABMiller

Fresenius Medical Care
Fresenius
Sanofi-Synthélabo

Fraport
MAN
ABB

Allianz
Münchener Rückversicherung
Allianz

Vivendi Uinversal
Société Télévision Francaise 1
Mediaset

Total
Royal Dutch Shell
Technip

Adidas
Beiersdorf
Swatch B

Metro
Celesio
Inditex

United Internet
Nokia
Logitech International

Deutsche Telekom
Telefónica
Royal KPN

Lufthansa
British Airways
Air France-KLM

E.ON
RWE
Energias de Portugal

Wachovia
Bank of America
Apple

OJSC OC Rosneft
AO Tatneft
Comstar United Telesystems

Hugo Boss Vz
ElringKlinger
freenet



* The table shows the three most actively traded equity options by Dow Jones STOXX® 600 Sector Indexes, Russian Equity Options and U.S. Equity Options. Related information about all options 
traded at Eurex are available in the monthly statistics at the Eurex website www.eurexchange.com > Market Data > Statistics > Monthly Statistics. 

Daily Average

148,986
72,661
53,762
10,100

300,462
99,375
82,241
54,307

5,986
2,793
1,140
1,049

39,851
14,190
7,242
6,777

5,726
3,120

749
557

33,676
20,596
10,613
2,468

16,168
13,885
1,688

452

52,025
34,532
8,895
1,841

92,248
26,500
26,117
19,335

590,635
449,014
53,154
45,286

1,231
907
83
82

9,144
2,927
2,654
1,120

17,534
8,528
2,181
2,084

17,346
14,758

749
749

143,237
59,028
55,377
18,029

352,493
345,434

2,644
2,227

43,400
33,522
9,580

149

45,690
24,078
16,276
1,905

8
5
2
0

2,618
1,666

952
0

5,236
1,250

909
737

1,923,701

4,187,888

Traded Contracts

May 31, 2008

5,410,991
53,887

371,030
1,706,666

7,534,166
1,101,340
2,123,305
1,893,260

189,499
31,559
84,849
43,442

2,504,647
878,485
575,906
394,769

206,582
99,766
10,537
14,852

878,106
534,862
132,510
210,734

1,703,211
1,569,598

103,380
22,936

2,938,439
1,779,439

494,177
94,327

5,637,466
1,649,843

754,742
2,255,898

20,420,002
9,972,511
4,087,755
3,361,093

142,489
87,092
46,039
2,106

605,942
364,588
78,258
48,187

632,657
113,614
67,111

165,327

427,481
190,249
(28,770)

52,663

9,488,047
3,296,078
3,590,296
1,406,998

7,112,837
6,338,976

304,864
145,478

1,393,189
725,245
650,509
13,466

1,738,001
739,076
672,198
114,381

1,054
251
70

205

46,378
26,198
20,180

413,902
53,670
27,304
36,715

69,425,086

79,304,598

Change YoY

6.08%
-

–5.06%
156.79%

40.68%
127.42%
46.19%
70.11%

67.03%
60.04%
88.83%

40,883.02%

12.31%
46.38%
28.31%
–9.59%

9.81%
8.74%

–30.68%
173.32%

161.68%
783.98%
69.44%
7.09%

0.63%
6.74%

–20.36%
–47.08%

32.48%
48.67%
–0.34%

–36.38%

–7.67%
–25.22%
30.09%
–1.35%

12.77%
22.95%
27.82%
–0.40%

–44.66%
–45.25%
–18.33%
–71.43%

–12.82%
–16.15%
–48.60%
18.89%

–15.72%
–44.71%

-
–30.56%

–32.17%
0.25%

-
–58.29%

–2.35%
–15.14%
–0.72%
22.71%

–7.32%
–6.92%

–14.57%
–28.52%

24.00%
93.27%
–9.18%

–50.15%

4.18%
–5.70%
–2.77%
67.49%

–57.96%
–49.60%
–71.43%
–74.38%

1,927.90%
1,430.26%
4,882.72%
–100.00%

–18.61%
117.98%

1,701.06%
22.32%

7.67%

14.89%

Open Interest

DAI
BMW
VOW

CBK
DBK
UBSN

SZG
RPL
ISPA

BAY
BAS
CIBN

HOLN
CIL
SQU

HRX
DB1
BAER

NESN
UNI
BSN

NOVN
ROG
SYST

SIE
DPW
ABBN

ALV
MUV2
RUKN

VVU
TNM
FSE

ROY
TOTB
ENT5

ADS
UHR
PHI1

MEO
ARO
CAR

SAP
NOA3
IFX

DTE
FTE
SCMN

LHA
TUI
ACR

EOA
RWE
SWV

GEC
SSY
INL

GAZ
LUK
NNIA

MLP
PRE
AIX

May 2008

3,128,710
1,525,886
1,129,003

212,091

6,309,702
2,086,875
1,727,054
1,140,451

125,706
58,646
23,946
22,037

836,870
297,991
152,086
142,326

120,256
65,518
15,719
11,689

707,204
432,520
222,863
51,821

339,526
291,576
35,454
9,494

1,092,519
725,172
186,790
38,659

1,937,205
556,502
548,448
406,045

12,403,343
9,429,285
1,116,238

951,011

25,855
19,055
1,750
1,720

192,024
61,463
55,741
23,521

368,208
179,086
45,800
43,757

364,272
309,919
15,738
15,737

3,007,984
1,239,594
1,162,908

378,604

7,402,349
7,254,109

55,521
46,763

911,395
703,956
201,190

3,137

959,490
505,634
341,799
39,995

172
109
50
10

54,978
34,986
19,992

109,960
26,253
19,081
15,482

40,397,728

87,945,653

2008

12,300,141
4,897,355
1,879,991
2,326,251

22,304,652
4,588,348
5,970,880
5,999,619

493,786
112,562
203,649
93,200

6,455,740
2,352,864
1,864,805

816,387

469,143
227,484
33,724
41,641

2,234,399
1,251,749

604,265
378,385

2,579,830
2,340,332

155,775
68,597

6,013,427
3,829,383

922,378
270,118

11,636,330
3,929,725
1,351,484
2,672,011

48,027,404
26,828,579
10,741,299
4,868,795

212,878
95,264
74,982
4,460

811,587
303,034
245,985
71,939

1,473,696
353,192
123,389
298,785

980,518
600,490
62,156
87,833

17,689,575
6,221,658
7,012,319
2,650,207

18,760,848
17,487,151

369,317
312,480

4,012,552
2,771,427
1,206,484

18,797

4,615,200
2,214,795
1,846,972

165,474

1,462
577
170
110

58,612
37,382
20,706

64

756,911
193,152
89,566
83,110

161,888,691

254,249,935

Change YtD

–26.12%
-

7.69%
–28.72%

36.40%
133.85%

–5.60%
131.70%

61.24%
100.80%
89.03%

1,670.85%

–13.49%
–16.17%
–23.54%
–3.48%

–11.56%
–9.27%

–18.16%
216.90%

21.92%
519.87%
–51.91%

1.20%

–26.47%
–25.58%
–37.33%
–5.63%

30.21%
52.13%
–9.20%

–19.32%

–11.39%
–20.93%
–4.57%

–22.80%

20.58%
48.99%
5.02%

–5.15%

–38.24%
–57.33%
52.62%

–74.30%

1.03%
–13.23%
–16.15%
108.24%

–15.16%
–37.52%

-
–11.76%

–42.71%
–23.53%

-
–71.12%

–4.08%
–15.29%
–11.04%
46.58%

22.53%
25.72%
7.47%

–33.09%

47.99%
71.79%
13.23%
–7.84%

–14.76%
–12.68%
–23.89%
58.64%

–61.28%
13.36%

–22.73%
–90.86%

2,462.83%
2,083.53%
5,012.59%

–62.35%

–42.34%
202.74%

4,829.33%
9.28%

6.49%

38.23%

Orderbook Vol

74.23%
72.39%
86.27%
59.85%

69.10%
77.97%
51.73%
75.20%

64.45%
98.72%
19.44%
54.01%

60.46%
36.81%
48.63%
74.71%

74.88%
72.53%
98.41%
50.28%

70.51%
63.91%
80.58%
82.36%

50.58%
46.12%
81.35%
66.39%

63.63%
63.47%
60.43%
67.67%

57.74%
64.85%
41.40%
65.80%

63.40%
66.37%
46.22%
50.29%

57.06%
55.38%
42.86%
6.98%

51.16%
48.26%
66.14%
44.65%

70.63%
80.40%
49.93%
54.29%

58.80%
59.06%
72.68%
41.29%

49.77%
41.39%
51.42%
66.76%

62.81%
62.99%
29.84%
91.45%

69.84%
68.01%
75.40%
92.03%

58.86%
68.00%
50.97%
44.31%

100.00%
100.00%
100.00%
100.00%

10.28%
15.61%
0.95%

-

79.17%
77.15%
57.41%
82.24%

63.71%

29.29%

Equity Options – Traded Contracts &Open Interest (in Millions)

■  Austria

■  Belgium

■  Finland

■  France 

■  Germany 

■  Italy

■  Netherlands

■  Russia

■ Spain  

■  Switzerland 

■ U.S.

23,829

1,194

1,228,694

583,999

31,709,433

113,401

334,194

54,978

49,527

6,298,307

172

Equity Options by Countries – Traded Contracts

Equity Options by Sectors – Traded Contracts

Automobiles & Parts
Banks
Basic Resources
Chemicals
Construction & Materials
Financial Services
Food & Beverage
Health Care
Industrial Goods & Services
Insurance
Media
Oil & Gas
Personal & Household Goods
Retail
Technology
Telecommunications
Travel & Leisure
Utilities
Others
Russian Products
S&P 500

Traded Contracts
3,128,710
6,309,702

125,706
836,870
120,256
707,204
339,526

1,092,519
1,937,205

12,403,343
25,855

192,024
368,208
364,272

3,007,984
7,402,349

911,395
959,490
109,960
54,978

172

Percentage
7.74%

15.62%
0.31%
2.07%
0.30%
1.75%
0.84%
2.70%
4.80%

30.70%
0.06%
0.48%
0.91%
0.90%
7.45%

18.32%
2.26%
2.38%
0.27%
0.14%
0.00%

Allianz
Deutsche Telekom
Commerzbank
Deutsche Bank
Daimler
SAP
Nokia
UBS
BMW
Münchener Rückversicherung
Credit Suisse Group
Schweizerische Rückversicherung
Novartis
Lufthansa
Siemens

Traded 
Contracts

9,429,285
7,254,109
2,086,875
1,727,054
1,525,886
1,239,594
1,162,908
1,140,451
1,129,003
1,116,238

995,339
951,011
725,172
703,956
556,502

Open 
Interest

9,972,511
6,338,976
1,101,340
2,123,305

53,887
3,296,078
3,590,296
1,893,260

371,030
4,087,755
1,538,683
3,361,093
1,779,439

725,245
1,649,843

Orderbook
Volume

66.37%
62.99%
77.97%
51.73%
72.39%
41.39%
51.42%
75.20%
86.27%
46.22%
76.51%
50.29%
63.47%
68.01%
64.85%

Overview – Most Active (15) Traded Equity Options May 2008

Equity Options*

Automobiles & Parts
Total

Banks
Total

Basic Resources
Total

Chemicals
Total

Construction & Materials
Total

Financial Services
Total

Food & Beverage
Total

Health Care
Total

Industrial Goods & Services
Total

Insurance
Total

Media
Total

Oil & Gas
Total

Personal & Household Goods
Total

Retail
Total

Technology
Total

Telecommunications
Total

Travel & Leisure
Total

Utilities
Total

S&P 500
Total

Russia
Total

Others
Total

Equity Options – Total

Equity Derivatives – Total

May 07 Jul 07 Sep 07 Nov 07 Jan 08 Mar 08 May 08
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Traded Contracts Open Interest

Daimler
BMW
Volkswagen

Commerzbank
Deutsche Bank
UBS

Salzgitter
UPM-Kymmene Corporation
Mittal Steel

Bayer
BASF
Ciba Holding

Holcim
Lafarge
Vinci

Hypo Real Estate Holding
Deutsche Börse
Julius Bär

Nestlé
Unilever
Danone

Novartis
Roche Holding
Synthes

Siemens
Deutsche Post
ABB

Allianz
Münchener Rückversicherung
Schweizerische Rückversicherung

Vivendi Universal
Thomson
TF1

Royal Dutch
Total Fina
ENI (ITA exec. type)

Adidas
Swatch Group
Philips

Metro
ARCANDOR
Carrefour

SAP
Nokia
Infineon

Deutsche Telekom
France Télécom
Swisscom

Lufthansa
TUI
Accor

E.ON
RWE
Solarworld

General Electric
Sun Microsystems
Intel

OAO Gazprom
Lukoil (OAO)
MMC Norilsk Nickel

MLP
Premiere
Aixtron

Change YoY

3.65%
-

0.68%
–38.50%

–18.18%
158.21%
–61.70%
185.62%

63.25%
152.07%

8.59%
26,134.52%

–4.07%
17.71%
3.36%
8.60%

–50.32%
–54.52%
137.12%
127.86%

–44.36%
325.76%
–80.03%
–2.82%

–27.53%
–21.75%
–31.29%
–72.20%

81.92%
190.73%
89.98%

–13.01%

–39.86%
–42.89%
–12.55%
–56.22%

117.91%
308.10%
–17.59%
20.12%

–66.78%
–60.88%
–54.30%
–68.11%

–12.61%
–44.83%
–28.45%
192.62%

13.64%
3.82%

-
–10.96%

–41.25%
–39.57%

-
–60.42%

–24.46%
–7.14%

–42.64%
–1.14%

37.69%
39.99%
10.58%

–43.14%

138.77%
379.15%
–12.61%
14.20%

–26.60%
–45.38%
30.87%

136.21%

–71.48%
–22.14%
400.00%
–96.86%

2,303.94%
1,943.57%
4,836.30%
–100.00%

–78.13%
31.34%

950.14%
40.12%

12.31%

91.43%
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57

56

55

100

90

80

Traded Contracts Open Interest

Traded Contracts Open Interest

Volatility Index Futures 
VDAX-NEW® Futures
VSMI® Futures
VSTOXX® Futures

Volatility Index Futures – Total

Volatility Derivatives – Total

May 2008

0
0

690

690

690

2008

0
0

3,200

3,200

3,200

Change YoY

–100.00%
-

–67.21%

–67.25%

–67.25%

Daily Average

0
0

33

33

33

Change YtD

–100.00%
-

19.85%

–3.56%

–3.56%

Orderbook Vol

-
-

78.26%

78.26%

78.26%

Change YoY

–100.00%
-

–87.34%

–87.46%

–87.46%

May 31, 2008

0
0

260

260

260

FVDX
FVSM
FVSX

Volatility Index Derivatives

Traded Contracts Open Interest

Euro-Inflation Index Futures
Euro-Inflation-Futures

Euro-Inflation Index Futures – Total

Inflation Derivatives – Total

May 2008

0

0

0

2008

51

51

51

Change YoY

-

-

-

Daily Average

0

0

0

Change YtD

-

-

-

Orderbook Vol

-

-

-

Change YoY

-

-

-

May 31, 2008

50

50

50

HICP

Inflation Derivatives

Traded Contracts Open Interest

CO2 Futures
CER-Futures
EUA-Futures

CO2 Futures – Total

CO2 Options
Options on EUA-Futures

CO2 Options – Total

CO2 Derivatives – Total

May 2008

104
2,465

2,569

0

0

2,569

2008

130
22,755

22,885

0

0

22,885

Change YoY

-
110.68%

119.57%

-

-

119.57%

Daily Average

5
117

122

0

0

122

Change YtD

-
516.50%

520.02%

-

-

520.02%

Orderbook Vol

100.00%
77.69%

78.59%

-

-

78.59%

Change YoY

-
569.16%

573.85%

-

-

573.85%

May 31, 2008

103
14,688

14,791

0

0

14,791

FCER
F2PE

O2PE

CO2 Derivatives

Traded Contracts Open Interest

All Asset Classes – Total

May 2008

194,560,587

2008

948,399,603

Change YoY

24.48%

Daily Average

9,264,790

Change YtD

22.49%

Orderbook Vol

48.92%

Change YoY

16.23%

May 31, 2008

147,806,753

Eurex Total

Traded Contracts

F5E0
F5C0
F5H0

Open Interest

Credit Derivatives
Credit Futures

Credit Index Futures
iTraxx® Europe 5-Year Index Futures
iTraxx® Europe Crossover 5-Year Index Futures
iTraxx® Europe HiVol 5-Year Index Futures

Credit Index Futures – Total

Credit Derivatives – Total

May 2008

0
0
0

0

0

Daily Average

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

Change YtD

–100.00%
–100.00%

-

–100.00%

–100.00%

Orderbook Vol

-
-
-

-

-

May 31, 2008

0
0
0

0

0

Change YoY

–100.00%
–100.00%

-

–100.00%

–100.00%

2008

0
0
0

0

0

Traded Contracts

EXWF
EXSF
EUNF
XMTF

EXW1
EXS1
EUN2
XMT

Open Interest

Exchange Traded Funds® Derivatives

Exchange Traded Funds® Futures
DJ EURO STOXX® EX Futures
iShares DAX® Futures
iShares DJ EURO STOXX 50® Futures
XMTCH on SMI® Futures

Exchange Traded Funds® Futures – Total

Exchange Traded Funds® Options
DJ EURO STOXX® EX Options
iShares DAX® Options
iShares DJ EURO STOXX 50® Options
XMTCH on SMI® Options

Exchange Traded Funds® Options – Total

Exchange Traded Funds® Derivatives – Total

May 2008

0
8
0
0

8

0
3,466

0
0

3,466

3,474

Change YoY

-
–77.14%

-
-

–77.14%

-
269.90%

–100.00%
–100.00%

–23.52%

–23.93%

Daily Average

0
0
0
0

0

0
165

0
0

165

165

Change YtD

–100.00%
–83.62%
–33.33%

–100.00%

–96.81%

–100.00%
5,875.92%

–79.71%
67.20%

1,632.55%

1,513.01%

Orderbook Vol

-
100.00%

-
-

100.00%

-
13.44%

-
-

13.44%

13.64%

Change YoY

-
–87.50%

–100.00%
-

–88.89%

-
2,816.60%

–99.23%
143.66%

608.76%

605.06%

May 31, 2008

0
3
0
0

3

0
28,466

8
7,439

35,913

35,916

2008

0
29
4
0

33

0
227,802

456
12,774

241,032

241,065

Exchange Traded Funds® Derivatives – Traded Contracts &Open Interest
(in Thousands)

Further statistics are available on the Eurex website www.eurexchange.com > Market Data > Statistics.




